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LICHSGFIN, ABFRL, BALRAMCHIN, MANAPPRUAM, GNFC, DELTACORP, 
PNB 

*All Future Stock 

  

 

 

SGX 18278  (46) 
 

Today the markets are likely to open on a positive note. Singapore Nifty 

and other Asian markets are trading in green zone. The coming session 

is likely to witness a range    of 18000 on declines and 18250 on advances. 

 
 

 
 

Description         17-May       16-May 

Nifty Spot          18182        18286.5       

Nifty May           18232          18325 

Nifty June       18300      18400 

MACD (12,26,9)       209.53        209.53  

RSI (14)     62.4     64.38 

50 Day SMA          17,615        17,616.6 

100 Day SMA          17,772         17,771.6 

200 Day SMA          17,768         17,767.6 
 

 
 

 

 
 

 
 

 
 

 
 
 

 
 

 
 

 

 17-May 16-May 15-May 11-May 08-May 

NIFTY Discount/Premium 50 12.45 19.6 30 30 

COST OF CARRY%    0.27    0.67    0.10    0.32    0.15 

PCR(OI) 0.62 1.26 1.08 0.71 0.91 

PCR(VOL) 0.92 1.01 0.93 0.97 1.02 

A/D RATIO (Nifty 50) 0.4 2.33 0.85 1.17 2.57 

A/D RATIO (All Stocks) 0.74 1.18 0.72 1.48 1.13 

ATM IV, CE   11.06    10.07    7.95    1.52    12.25 

VIX 13.10 13.17 12.85 13.21 13.08 

ATM IV, PE 9.47 11.07 10.82 2.25 12.53 

Date Nifty % Change Open Interest % Change 

17-May     

16-May     18328.4 -0.49% 11694000 -0.07% 

15-May   18417.5 0.46% 11702650 1.53% 

12-May  18333.4 -0.11% 11773250 0.69% 

11-May 18353.4 0.04% 11693050 5.01% 

10-May 18345.5 0.21% 11135650 -1.08% 

09-May 18306.4 -0.02% 11257100 3.99% 

Description Net investment (in cr) 

FII CASH +149.33 

DII CASH -203 

FII IDX FUTURE              -529.65 

FII IDX OPTION              -889.55 

FII STK FUT               -1756 

FII STK OPTION              +481 

IINN  Index Level   

 Nifty v/s OI 

Nifty Option OI Concentration 

   Stock is in ban period 

Sentiment Indicator 

 Nifty Outlook 

Index Close S1 S2 R1 R2 

NIFTY    18231.9 18150 18069 18321 18410 

BANKNIFTY    43750 43492 43233 43982 44213 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    May 18, 2023 
     SHARE INDIA SECURITIES LTD           

 Nifty Snapshot  

*Figure in Lakhs* 

 Fund Flow (FII/DII 

*Figure in Lakhs* 
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Scrip LTP %Chg OI %ChgOI 

EXIDEIND 25MAY2023 205.8 5.67 22816800 34.48 

PVRINOX 25MAY2023 1364.85 -4.94 4209194 26.71 

COROMANDEL 25MAY2023 981 1.59 1457400 16.77 

WHIRLPOOL 25MAY2023 1320 -2.99 707350 16.28 

DIXON 25MAY2023 2967.8 1.6 1048875 15.61 

JINDALSTEL 25MAY2023 532.15 -5.34 21456250 15.04 

JUBLFOOD 25MAY2023 485.35 4.29 17685000 13.15 

TORNTPHARM 25MAY2023 1654.2 1.85 1595500 11.46 

ATUL 25MAY2023 6707.45 -1.35 232575 11.15 

TECHM 25MAY2023 1054.7 -0.42 10931400 10.22 

Scrip LTP %Chg OI %ChgOI 

NAVINFLUOR 25MAY2023 4645.15 -1.05 609750 -5.33 

BANKNIFTY 25MAY2023 43750 -0.35 2133800 -5.15 

ITC 25MAY2023 428.15 0.71 57414400 -4.88 

BERGEPAINT 25MAY2023 618.55 1 8138900 -4.01 

NIFTY 25MAY2023 18231.95 -0.53 11309350 -3.29 

SBILIFE 25MAY2023 1165.8 -1.42 6657750 -3.25 

BALRAMCHIN 25MAY2023 382.15 0.86 7646400 -3.22 

LTTS 25MAY2023 3827 -0.37 898200 -3.21 

BHARTIARTL 25MAY2023 795.1 0.84 35115800 -2.89 

MANAPPURAM 25MAY2023 110.75 -1.2 45582000 -2.74 

 Top 10 long build up stocks 

Top 10 short build up stocks 

 Nifty discount / premium  FII’s activity in Nifty future 

*Amt in Crores* 
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Scrip Closing % change 

PSU Bank 4049.7 +0.72 

CPSE 3161.35 +0.66 

PSE 4831.35 +0.51 

I.T. 28216 +0.18 

Scrip Closing %change 
Media 1712.60 -1.38 

Auto 13877.70 -0.93 

Finn Services 19439.00 -0.74 

Metal 5683.45 -0.32 

Scrip Closing %change 
ATGL 738.60 -5.00 

ADANITRANSM. 812.10               -3.40 

BERGERPAINT 612.10 -2.72 

REC LTD 132.65 -2.71 

Scrip Closing % change 
Auropharm 641.45 +4.53 

Idea 7.35 +4.26 

LICHSGFIN 394 +3.38 

IOC 87 +3.33 

Scrip  Put Call P/C Ratio 

INDUSINDBK  11952550 7476300 1.6 

BAJAJ-AUTO  2161000 1640000 1.32 

ABB  1755000 1449500 1.21 

CHOLAFIN  6967500 6187500 1.13 

HDFCLIFE  7183000 6380000 1.13 

MRF  84530 78440 1.08 

AXISBANK  20446100 19096500 1.07 

MIDCPNIFTY  132450 123900 1.07 

AUBANK  4462000 4355000 1.02 

ICICIBANK  17084200 17111500 1 

Description Put Call P/C Ratio 

BOSCHLTD 48700 192050 0.25 

SUNTV 1339500 5326500 0.25 

ABBOTINDIA 10920 37160 0.29 

BALRAMCHIN 3070400 9840000 0.31 

ALKEM 93600 296800 0.32 

TATACOMM 665000 2062000 0.32 

NAUKRI 214500 643250 0.33 

NAVINFLUOR 319050 973200 0.33 

SRF 790500 2363625 0.33 

LT 5954700 17696100 0.34 

      
 

 
 

 Stocks to under perform 

 Top 10 High PCR Ratio Stocks 

 Indices to out perform  Indices to under perform 

 Stocks to out perform 

  Top 10 Low PCR Ratio Stocks 
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Company Deliverable Qty Traded Qty % Dly Qty To Trd Qty 

AJANTPHARM 360631 381527 94.52 

360ONE 1432979 1543786 92.82 

KSB 47787 56618 84.4 

ZFCVINDIA 8871 10523 84.3 

MSUMI 3569646 4279124 83.42 

SUNDARMFIN 27040 32629 82.87 

SUNPHARMA 2352945 2956985 79.57 

SUVENPHAR 169503 214134 79.16 

POWERINDIA 44340 57789 76.73 

POLICYBZR 2325191 3036700 76.57 

NH 142665 188212 75.8 

AIAENG 38880 51925 74.88 

JBCHEPHARM 46003 62209 73.95 

CONCOR 756281 1030002 73.43 

JSL 340850 465862 73.17 

HDFC 1910057 2622477 72.83 

GODREJCP 1055230 1456688 72.44 

INFY 7499480 10465667 71.66 

VIPIND 164898 230151 71.65 

PIDILITIND 469333 655757 71.57 

M&M 1159845 1643851 70.56 

TCNSBRANDS 196911 280138 70.29 

HCLTECH 2523444 3602382 70.05 

TECHM 1945296 2803566 69.39 

AAVAS 71278 102806 69.33 

VTL 110850 160001 69.28 

MARICO 668253 978934 68.26 

FIVESTAR 102776 150743 68.18 

CENTURYTEX 144663 212357 68.12 

BRITANNIA 182424 268353 67.98 

Company Price (Rs) Day High 

Exide Inds 205.45 207.3 

Hindustan Aeron 3,133.90 3,168.80 

CreditAccess Grameen 1,171.50 1,212.70 

Max Healthcare Inst 522.6 528.4 

Kaynes Technology 1,169.30 1,190 

Zen Technologies 333.5 346 

GSFC 180.55 182.6 

Bharat Dynamics 1,075.35 1,104.95 

Indian Oil Corp. 87.55 88.6 

Cyient 1,287.25 1,293.85 

  Top 30 High Delivery Stocks   

  52-week high stocks 
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Company Price Day’s Low 

PVR 1,366.60 1,336.40 

Aditya Birla Fashion 195.05 193.65 

V-Mart Retail 2,052.30 1,995 

Ipca Laboratories 683.9 681 

Tashi India 116.5 116 

Dangee Dums 13.25 12.8 

ButterflyGandhimathi 1,056.20 1,051.05 

Uma Converter 28 27 

Accuracy Shipping 11.9 11.8 

Race Eco Chain 236.25 232.5 

  52-week low stocks 
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